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0O600menuniii MHK

; ) ) > Vi Y ,
Bonpoc 1. [na momenu Y; = AX; + i ¢ E(5;) = 0 uaBecTHo, 910 oLeHka 3 = T—W—LT ofnagaeT HaMMeHLIIeH
o5 i ¥ ] Vv
OUCMEpCHEeNt cpeIi MHHEMHEIX HecMellléHHEIX OLeHOK.
Jucnepcnn Var(s; ) mponopuuoHaIEHEL

1/X2 1/X; be
X; @ vX: Her BepHoro OTBeTA.
Bomnpoc 2.

Paccmotpum mogens Y; = p+ 55, E(s;) = 0, cov(si,55) = 0,1 # 7, Var(s) = {IE..J'IX;.? —5| H—_—— 4 mpu
X =(1,2,3,4), nonyuennywo oberuneM 1 0bobmenseM MHK. Bo cxonbko pas pucnepens oLeHkn
Koaduumenta ;i aua Mofenn, oeHenHoil obobmennrM MHK ¢ yuerom ocobennocreii korapuaum-
OHHOM MaTPHIIEI oInooK, E},rne'r MEHBLIIE IUCTIEPCHI OLEHKH, I0TYUEHHOI obrruaEiM MHK?

3) Yueonuk /lememen u bop3bix

8.7 Tlo mabmromenmam x = (1,2,3), y = (2, —1, 3)" oneunsaerca Monens y =

81 4 Bax 4 =. OmWMOKN £ reTepockeJacTHUHEL 1 M2BeCTHO, UTO Var(s; ) =

2 2
o= -I;.

1. HalinuTte olleHEHR E‘D;S ¢ noMoine MHK 1 X koBapHallMOHHYK Mar-
PpHILY.

2. Haiimure onieHEN 395 s € ToMolIsio o6odmenHoro MHK i 1x xoBapu-
AlMIOHHYE MaTpHIIY.
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PaccmatpupaeTcs MoJend ¥y = (31 + &4, Ie OMINOKN £; — He3aBICHMEIe
cryuaiiHble BenwunHsl ¢ E(s;) = 0 u Var(s;) = t. Haiinute nanbomee
a(QeKTHBHYI0 OLIEHKY HelM3BeCTHOTO MapaMeTpa (31 B Kilacce THHeHBIX
II0 § M HecMelllEHHEIX OLleHOK.

PaccmarpieaeTca Mofenb Y = 1 + ¢, T7le OIIMOKM £¢ — He3aBICIMEIe
cyuaitaele Bemmumnunl ¢ E(s;) = 0 u Var(s;) = t2. Haitnure nan6omee
a(QeKTHBHYI0 OLIEHKY HeHM3BecTHOTO MapaMeTpa (31 B Kilacce THMHeNHBIX
II0 i M HecMellléHHLIX OlleHOK.

PaccmaTpuBaeTcs MOJIEND Yy = (512t + £¢, TlIe OIIMOKY £¢ — He3aBMCHMEBIe
cayuaitnsle BemmunHel ¢ E(s;) = 0 u Var(s;) = t. Hafigute Hanbomee
o peKTHBHYIO OLIEHKY HeM3BeCTHOTO IapaMeTpa (1 B Klacce THHeNHEIX
I10 { M HeCMEIIEHHEIX OL[eHOK.

PaccMaTpuBaeTcs MOJeNb Yy = 512t + £¢, Tl OLINOKY £ — He3aBHMCHMEIE
cayuaitaele Bemmumnsl ¢ E(s;) = 0 u Var(s;) = t2. Haitnqure HanGomee
5 heKTHBHYIO OLIEHKY HEN3BECTHOTO MapaMeTpa 31 B KiIacce THHeNHbIX
0 i M HECMEIIEHHEIX OLIEHOK.

MeTtoa MaAaKCHMAJIBLHOTO NIPABA0NOA00US

CoeMecTHOe pacnpeneneHue permunus X u Y sanano dyukuuein

g(ﬁyjme—(9+ﬂ)y
x! '

flz,y) =

Bemiunna X NpHMHKHMAeT Llelble HeoTpUIlaTelbHbIe 3HAUSHM S, a BelTHun-
Ha Y — JelicTEMTeNbHEIE HeoTpHIlaTenbHble. MMeeTca cryualinas Be1Gop-
ka (X1,Y1), ..( X5, Ya).

C noMoNIbK MeTola MaKCHMATBHOTO MPABI0NoN00H I OLleHUTe

1. uj;
2. a=8/(8+8).

Ouenkn xoappUUMEHTOR IMHENHOMN Perpeccuy, MOMYUEHHEIE METOJOM MaKCHMAllL-
HOTO NPaBIonoao0is i METONOM HaMMEHBIIMX KBaJpaToB B CIyYae HOPMAJIbHO pacrpeXeleHHOM

cny4aiiHoi cocTaBIgoniei, Oy ayT COBNATATE

BCETOA
HHUEKOTIa

ECTTH KOBAPHAIIHOHHAA MaTpHIla [‘.JT}"[[H.]"‘IHDIH'[ COCTaBIAIOIIET HYIIEBAad

€. KOBapHallHOHHAA MaTpHIa [‘J'I}"‘[EJ"‘IHDIL:I CGCTEBJIHIGlLlEﬁ AMaroHalbHa

. £C/I1 KOBAPMAITMOHHAA MATPHIIA CIYYATHOM coCTARNA0NIE MPONOPUMOHATEHA €M HITTHO

Hem sepuozo omeema.



3)
MeTomom MakcuMansHOTo NpaBgonofotua oma ouesn Mozens
Yi=56+ X+ ...+ G6Xie+ &,

rae = ~ N(0, Jff ), mo 12 mabnonernam. Okazanock, uto FSS5 = 24. Ouenka mucnepcin cuy4aiHom
COCTABAIIIEH paBHA

0.5 2.4 B
@ 24/7 @ 0.48 Hem seprozo omsema.



